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: Vice President
scE &G Rates and Regulatory Services

A SCANA COMPANY

June 10, 2010

Ms. Jocelyn Boyd

Interim Chief Clerk and Administrator

Public Service Commission of South Carolina - .
Post Office Box 11649 3
Columbia, SC 29211

Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina .
Post Office Box 11263 o
Columbia, SC 29211

Dear Ms. Boyd and Mr. Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for May 2010.

If you have any questions concerning this report, please do not hesitate to call.
Sincerely,

Kenneth R. Jackson

Cc: Scott Elliott, Esq.

Encs.
Risk Management Program Adjustments
SCE&G Results
SCE&G Outstanding Positions

Cayce, SC - 29033-3712 - kjackson@scana.com



South Carolina Electric & Gas Company
Risk Management Program Adjustments

For May 2010
Docket 2006-144-G Docket 2006-5-G Inception To
Order 2006-331 Order 2006-679 Current Month Date

Broker Fees 579.00 22,454.10 270.50 23,303.60
Software - 134,531.58 - 134,531.58
Subscriptions - 103,500.00 - 103,500.00
Labor - 87,407.86 1,132.16 88,540.02
Carrying Cost - 307,772.78 - 307,772.78
Non Hedging Addition to Cost of Gas 579.00 655,666.32 1,402.66 657,647.98
Hedging Additions / (Subtractions) 2,337,480.00  45,382,074.40 144,158.00  47,863,712.40
Total 2,338,059.00  46,037,740.72 145,560.66 48,521,360.38

Interest Rate 0.3292%
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SCE&G May 2010 Results

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market
05MAYQ9 CALL 1.00 OlMAY10 6.62 0.560 0.000 {5,600.00) 0.00 [5,600.00)
19MAYQ9 CALL 1.00 O1MAY10 6.90 0.580 0.000 {5,800.00) 0.00 {5,800.00)
02J0N0% CALL 1.00 OIMAY10 7.035 0.600 0.000 {6,000.00) 0.00 {6,000.00)
15JUNDS CZLL 1.00 O1MAY10 7.10 0.620 0.000 {8,200.00} 0.00 {6,200.00)
30JUN09 CALL 1.00 OIMAYIO - 6.65 0.570 0.000 {5,700.00) 0.00 {5,700.00)
Q73JUL09 CALL 1.00 O01MAY1O0 6.490 0.530 0.000 {5,300.00) a.00 {5,300.00)
14JUL09 CALL 1.90 O01MAYLIOD 6.35 0.530 0.000 {5,300.00) 0.00 (5,300.00})
28JULOS CALL 1.00 O0IMAYLC . 6.35 0.540 0.000 (5,400.00) 0.30 (5,400.00}
11AUGO3 caLL 1.00 O1MAY1O 6.45 0.570 0.000 (5,700.00) .00 (5,700.00)
25AUG09 CALL 1.00 QO1MAY10 §.30 0.550 0.000 (5,500.00) 0.00 (5,500.00)
08SEP0S CALL 1.00 OI1MAY10 5.90 06.500 9.000 . (5,000.00) 0.00 (5,000.00)
15SEP09 CALL 1.00 OIMAY1Q 6.35 ¢.530 0.000 {5,300.00) 0.00 (3,300.00)
22SEP09 CALL 1.00 01MAY1O0 6.15 0.550 0.000 {5,500.00) 0.00 {5,500,00)
06CCTOY CALL 1.00 O1MAY1O 6.50 0.590 0.Q00 {5,900.00} 0.00 (5,900.00)
20CCT09 CALL 1.00 0O1MAY1O 6.60 0.595 0.000 {5,950.00) 0.00 (5,950.00)
D3NOV09 CALL 1.00 OlMAY10 5.70 0.520 0.000 {5,200.00) 0.00 ($,200,00)
17NOV0S CALL 1.00 O01MAY10 5.50 0.520 0.000 {5,200.00) 0.00 [5,200.00)
24NOV09. CALL . 1.00 OIMAY1Q 5.35 0.4%0° 0.000 (4,900.00) 0.00 ° {4,900.00)
QLlDECO09 CALL 1.00 01MAY1O0 5.35 0.300 0.000 (5,000.00) .00 {5,000,00)
15DEC09 CALL 1.00 O01MAY1Q 6.00 0.550 0.000 (5,500.00) . 0.090 {5,500.00)
29DECO9S CALL 1.00 0IMAYIO 6.05 0.530 0.000 (5,800.00) 0.00 {53,800.00)
12JAN10 CALL 1.00 OQiMAY10 5,55 0.550 0.000 (5,500.00) 0.00 (5,500.00)
26JAN10Q CALL 1.00 OIMAYL10 5.50 0.500 0.000 {5,000.00) 0.00 {S,000.00)
02FEB10 CALL 1.00 O01MAY10 5.58 0.460 0.000 (4,5600.00) .00 {4,600.00)
09FEBLO ’ CALL 1.00 OIMAYI1Q 5.30 0.445 4.000 (4,450.00) 0.00 {4,450.00}
23FEBILO CRLL, 1.00 O01MAY10 4.90 0.360 0.000 (3,600,00) 0.00 {3,600.00)
0SMAR1O CALL 1.00 OIMAY1Q 4.60 ¢.250 0.000 (2,500.00) 0.00 (2,500.00}
23MAR10 CALL 1.70 0IMAY10 4.20 0.230 0.071 (3,910.00) 1,207.00 (2,703.00}
06APR1O CALE 1.00 O1MAY1O0 4.25 0.220 0.021 (2,200.00) 210.00 (1,990.00)
20APR1D CALL 1.00 0QIMAY1O 3.95 0.128 Q.321 {1,275.00) 3,210.0¢0 1,935_.00
30.70 *01MAY10 {148, 785,00) 4,627.00 {144,158.00)

30.7¢0 {148,785.00} 4,8627.00 {144,158.00)
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Trade Date PUT/CALL LOTS Month strike Price Trade Price Market Price Total Cost Current Value Mark to Market
02JUN09 CALL 1.00 01JUN1O 7.2200 0.6100 0.0000 {6,100.00) 0.00 {6,100.00)
15JUNQ9 CALL 1.00 01JUN10Q 7.2500 0.6400 0.0000 (6,400.00} 0,00 (6,400.00)
30JUND2 CALL 1.00 01JUN1O 6.8000 0.5800 0.0000 (5,800.00) 0.00 {5,800.00}
14JUL09 CALL 1.00 OLJUN1O €.5300 0.5400 0.0000 {5,400.00D) 0.00 (5,400,00}
28JUL09 CALL 1.00 “OLJUNLO 6.€6000 0.5450 0.0000 (5,450.00) a.00 (5,450.00)
11AUGO9 CALL 1.00 OlJUN1O 5.8500 0.5700 0.0000 (53,700.00) 0.00 (5,700.00}
08SEP0% CALL 1.00° Q1lJUN1O 6.1000 0.5190 0.0000 (5,100.00) 0.00 (5,100.00}
22SEPQ9 CALL 1.00 Q1JUNLO $.3000 0.5800 0.0000 (5,8600.00) Q.00 (5,600.00)
06CCTO9 CALL 1.00 OLJUN1O 6.7000 ¢.5900 0.0000 {5,900.00) 0.00 (5,900.00)
20CCTO9 CALL 1.00 OlJUN1O 6.7500 0.6100 0.0000 {6,100.00) 0.00 (6,100.00)
- 03NOV09 CALL 1.00 0QLlJUN1O 5.9000 0.5200 0.0000 {5,200.00) 0.00 (5,200.00)
17NOVO9 CALL 1.00 01JUN1Q 5.7000 0.5300 0.0000 {5,300.00) 0.00 (5,300.00)
01DECOS CALL 1.00 O01JUN1Q 5.5500 40,5000 0.00040 {5,000.00} 0.00 {5,000.00)
29DECO9 CALL 1.00 01JUN1O §.1500 0.6000 0.0000 {6,000.00) 0.00 {6,000.00)
12JAN10 CALL 1.00 01JUN1O 5.7500 0.5600 0.0000 {5,600.00) 0.00 {5,600.00)
26JANLD CALEL 1.00 01JUN10 5.5000 0.5700 0.0000 (5,700.00) 0.00 {5,700.00)
09FEBLO CALL 1.00 0IJUN1O 5.4000 0.4900 0.0000 {4,900.00) 0.00 (4,900.00)
23FEB10O CALL’ 1.00 OLJUN1O 5.0000 0.4100 0.0000 (4,100.00) 0.00 {4,100.00)
09MARLQ CALL 1.00 01JUN10 14,7600 0.3100 0.0000 {3,100.00} ¢.00 {3,100.00)
23MAR10 CALL 1.90 DLJUN1Q 4.2500 0.3100 0.0000 {5,890.00} .00 {5,890.00)
06APRLO CALL 1.00 0LJUN1O 4.3500 0.3200 0.0000 (3,200.00} c.c0 (3,200.00)
20APR10 CALL 1.00 01JUN1iO 4.0000 0,2300 0.0000 (2,300.00) 0.00 (2,300,00)
04MAY10 CALL 1.00 01JUN1O 4.0000° 0.1750 0.0000 (1,750.00} 0.00 {1,7506.00)
18MaY10 CALL ~ 1.00 OlJUN1D 4.4000 0.1350 0.0000 {1,350.00) 0.00 {1,350.00)
25MAY10 1.00 J1JUNL1O 0.0000 4.0000 4.1550 {40,000.00) 41,550.00 1,550,00
25MAY10 1.00 Q1JUNLO 0.0000 4.0000 4.1550 {40,000.00) 41,550.00 1,550.00
26MAY10 -1.00 01JUN1OD 0.0000 4.1400 4.1550 41,400.00 {41,550.,00) {150.00)
26MAY10 -1.00 01JUN10 0.0000 4.1770 4.1550 41,770.00 (41,550.00) 220.00
24.90 *01JUNLO {113,770.00) 0.00 (113,770.00)
30JUNOS CALL 1.00 OlJUL10 7.0000 0.5900 0.0001 {3,900.00} 1.00 (5,899.00})
07JULOS CALL 1.00 Q1JUL1CQ 6.7000 0.5600 0.0010 (5,600.00) 10.00 (5,590.00)
14JULOS CALL 1.00 01JUL1O 6.8000 ¢.5500 0.0001 (5,500..00) 1.00 (5,499.00)
28JULOS CALL 1.00 01JUL10 €.B500 0.58600 0.0010 {5,600.00) 10.00 {5,590.00})
11AUG03 CALL 1.00 01JUL1Q 6.9500 0.5800 0,000 (5,800.00) L.00 (5,799.00})
25AUG09 CALL 1.00 0lJUL1O 6.8000 4.5500 9.0001 (5,600,00) 1.00 (5,599.00)
08SZP0Q CALL 1.00 01lJULlQ 6.4000 0.5200 0.0001 (5,200.00) 1.00 {5,199.00)
228EPO9 CALL 1,00 ©01J0L1Q 6.6500 0.5700 0.0001 15,700.00) 1.00 {5,869%9.00)
060CTO9 CALL 1.00 01JUL1O 6.9000 0.6000 0,0010 (6,000.00) 10.00 (5,990.00}
200CT09 CALL 1.00 01JUL10 6.9000 0.6200 0.0010 (6,200.00) 10.00 (6,190.00)
O3NOV(Q9 CALL 1.00 01JUL10 6.1500 0.5400 0.0010 (5,400.00) 10.00 {5,390.00)
17NOV09 CALL 1.00 01JUL10 5.9000 0.5400 0.0010 (5,400.00) 10.00 (5,390.00)
01DECOS CALL 1.00 01JUL1O 5.8000 0.5100 0.co1i0 15,100,00) 10.00 (5,090.00)
15DEC09 CALL 1.00 01iJuLio "6.4000 0.5700 0.0010 (5,700.00) 10.00 (5,690.00)
22DECO09 CALL 1.60 01JUL1O 6.3700 0.5800 0.0001 {5,800.00) 1.00 (5,799.00})
29DECC9 CALL 1.00 01JUL1O 6.5000 0.5650 0.0010 (5,650.00) 10.00 {5,640.00)
12JANL0 CALL 1.00 01JUL10 5.9500 0.5600 9.0010 (5,600.00) 10.00 (5,590.00)
26JAN10 CALL 1.00 01JUL10 5.7500 0.,5700 0.0018 (5,700.00) 18.00 {5,682.00)
03FEBlO CALL 1.00 01JUL1Q 5.5000 0.5500 0.0050 {5,500.00) 50.00 {5,450.00)
23FEB10 CALL 1.00 01JUL1Q 5.0500 9.5000 0.0250 {5,000.00) 250.00 {4,750.00)
09MAR1O CALL 1.00 01JUL10 4.8000 0.3800 0.0570 (3,800.00) 570.00 {3,230.00)
23MAR1O CALL 1.60 01JUL10Q 4.3500 0.3800 0.1957 (6,080.00) 3,131.20 {2,948.80)
06APRIO CALL 1.00 01JUL1O 4.4500 06.4000 0.1530 (4,000.00} 1,530.00 {2,470.00)
20APRL1O CALL 1.00 01JUL10 44,1500 0.3375 0.3057 {3,375.00) 3,057.00 {318.00)
04MAY10 CALL 1.00 01JUL1O 4.1000 0.2900 0.3380 (2,900.00) 3,380.00 480.00
18MAY1O0 CALL 1.00 01JUL1O 4.5000 0.2800 0.1350 (2,800.00) 1,350.00 {1,450.00)
26.860 *01JUL10 {134,305.00) 13,443.20 {121,461.80)
04AUG09 CALL 1.00 O1ADG1O 7.5500 0.6000 0.0007 (6,000.00} 7.00 (5,993.00)
11AUG09 CALL 1.00 0Q1AUGLO 7.2500 0.5300 0.0014 {5,900.00} 14.00 (5,886.00)
18RUGO9 CALL 1,00 OlAUGL0 7.1500 " 0.5700 0.0017 (5,700.00) 17.00 (5,683.00)
0152P09 CALL 1.00 OlAUG10 §.7500 0.5500 0.0040 {5,500.00} 40.00 (5,460.00)
155EP09 CALL . 1.00 OlAUGl0 7.:1000 0.5600 0.0020 {5,600.00} 20.00 (3,580.00}
29SEP09 CALL 1.00 0lAUG10 7.1500 0.56000 0.0017 (5,000.00) 17.00 (3,983.00)
130CT0S CALL 1.00 OLlAUGLD 6.9500 0.5300 0.0030 {5,900.00) 30.00 (5,870.00)
270CT09 CALL 1.00 0OlAUGlO ©.6300 0.5800 0.0050 {5,800.00} 50.00 (5,750.00)
10NOV09 CALL 1.00 OlAUGLO 6.1000 0.5100 0.0160 {5,100.00) 160.00 {4,940,00)
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SCE&G Outstanding Pasitions

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Markaet Price Total Cost Current Value Mark to Market

24NoV09 CALL 1.00 O0lAUG10 6.0000 0.5150 0.0190 {5,150.00) 150.00 {4,980.00)
08DECO9 CALL 1.00 O0lAUG10 6.5500 0.5300 0.0060 {5,300.00) 80.00 {5,240.00)
22DEC09 CALL 1.00 0lAUGlO 6.6800 0.5800 0.00435 {5,800.00) 45.00 {5,755.00)
QSJAN1OQ CALL - 1.00 0lAUGLO &.6000 0,5700 0.0060 {5,700.00} €0.00 {5,640.00)
19JAN10 CALL 1.00 OBlAUGLIO 6.1500 0.5800 0.0140 {5,800.00) 140.090 {5,660,00)
Q2FEB10 CALL 1.00 D01AUGLO 5.9500 0.5700 0.0210 {5,700.00) . 2:10.00 (5,4%0.00)
09FEBLO CALL 1.00 01AUGIG - 5.7500 0.S500 0.0310 {5,500.,00) 310.00 . (5,190.00})
16FEBLO CALL 1.00 O0lAUGIO 5.8500 0.5600 0.0260 {5, 600.00) 280.00 {3,340,00)
02MAR10 CALL 1.00 OlAUGLO 5.1000 0.5000 0.1038 {5,000.00) 1,038.00 (3,962.00)
16MAR1Q CALL 1.00 OlAUGLO 4.6500 0.4400 0,2180 {4,400.00) 2,180.00 {2,220.00)
23MAR10 CALL ’ 1.50 Ol1AUGLO ' 4.4500 0.4400 0.2948 {8, 800.00) 4,422.00 (2,178.00)
30MAR10 . CALL 1.00 01AUG10 4.1500 0.3950 0.4520 (3,950.00) 4,520.00 570.00
13APR10 CALL 1.00 0lAUGLO 4.4500 0.4400 0.2950 {4,400.00) 2,950.00 {1,450.00}
Z7APR10 CALL 1.00 O0lAUG10 4.4800 0.4500 0.2737 (4,300.00) 2,737.00 {1,763,00}
11MAY10 CALL 1.00 013aUGl9 4.5000 0.3700 0.2737 (3,700.00) 2,737.00 (363.00)
25MAY10 CALL 1.00 O01AUGLO 4.1500 0.3200 0.4520 (3,200.00) 4,520.00 1,320.00
25.50 *0lAUG19 {131,800.00) 26,734.00 {105, 0866.0Q)

01SEPO9 CALL 1.00 O1SEPLO 7.1500 0.5500 0.0170 (5,500.00) 170.00 {3,330,00}
15SEP09 CALL 1.00 O1SEP10Q 7.4500 0.5800 - 0.0110 (5,800.00) 110.00 {5,690.00)
298EP09 CALL 1.00 O01SEP1O 7.3800 0.6200 9.0122 {6,200.00) 122.00 {6,078.00)
130CT09 CALL 1.00 01SEP1O 7.2000 . 0.6000 0.0180 {6,000.00) . 160.00 {3,840.00)
270CT09 CALL 1.00 01SEPIO 8.9500 9.5800 0.0220 (5,800.00) 220.00 (5,580.00)
10NOV0S CALL 1.00 OiISEP10 6.3500 0.5300 0.0480 (5,300.00) 480.00 {4,820.00)
24Novo9 CALL 1.00 01SEP10 6.3000 9.5250 0.0510 (5,250.00) 510.00 {4,740.00}
08DEC09 CALL 1.00 01sSEP10 8.8500 0.5400 0.0250 (5,400.00) 250.00 {5,150.00)
22DEC09 CALL 1.00 O1SEP10 6.9800 0.5900 0.0207 (5,900.00) 207.00 {5,693.00}
29DECO9 CALL 1.00 01SEP10 7.0000 0.5950 0.02190 (5,950,00) 210.00 . {5,740.00}
05JAN10 CALL 1.00 01sSEP10 6.8000 0.5950 0.0270 ‘(5,950.00) 270.00 (5,680.00)
19JAN10 CALL 1.00 O01SEP1O 6,4000 0.5800 0.045¢ (5,800.00) 450.00 15,350.00)
02FEBLO CALL 1.00 01SEP10 6.2500 0.5600 34,0540 (5,600,00) 540.00 ($,080.00)
16FEBLO CALL 1.00 O01SEP1Q 6.1000 0.5700 0.0680 (5,700.00) 660.00 (5,040.00)
0ZMARLO CALL 1.00 O01sSEPlO 5.4000 0.5000 0.1544 (5,000.00) 1,544.00 {3,456.00)
16MARLO CALL 1.00 O0ISEP1O 4.8500 0.4600 0.2890 (4,600.00) 2,890.00 {1,710.00)
23MAR1O CALL 1.10 O01SEP10 4.7500 0.4400 0.3217 14,840.00) 3,538.70 {1,301.30)
30MARLIO CALL 1.00 01SEP10 4.4500 0.4200 0.4410 (4,200.00) 4,410.00 210.00
13APRLIO0 CALL 1.00 O1SEP1O 4.7500 0.4400 0.3220 (4,400.00) 3,220.00 {1,180.00)
27APRLIO CALL 1.00 O01SEP10 4.7800 - 0.4500 0.3047 (4,500.00) 3,047.00 {1,453.00)
1IMAYIO CALDL 1,00 O0ISEP10 4.6500 0.4400 0.3580 (4, 400.00) 3,580.00 {820.00)
18MAY10 CALL 1.00 O1SEP10 4.,6500 0.4700 0.3580 (4,700.00) 3,580.00 (1,126.00)
25MAYLO CALL 1.00 O1SEP10 4.2000 0.4200 0.5680 (4,200.00) 5,680.00 1,480.00
23.10 *01SEP10Q {120, 990.00) 35,848.70 (85,141.30)

295E209 CRLL 1.00 010CT10 7.9400 0.6200 0.0235 (6,200.00) 235,00 {5,965.00)
130CT09 CALL 1.00 010CT10 7.8000 0.6250 0.033¢ {6,250.00) 330.00 (5,920.00)
200CT09 CALL 1,00 010CT10 7.8500 0.6600Q | 0.0260° {%,600.00] 260.00 (6,340.00)
27CCT09 CALL 1.00 910CT1Q 7.4000 0.6100 0.0400 {6,100.00) 400.00. {$,700.00)
10NOVO9 CALL 1.00 o01oCT10 6.8000 0.5400 0.0710 {5,400.00} 710.00 {4,690.00)
24NOV03 CALL 1.00 010CT10 66,7500 0.5400 0.0750 {5,400,00} 750.00 (4,650.00})
08DECO9 CALL 1.00 010CT10 7.5500 0.5500 0,0340 {5,500.00} 340.00 (5,160.00}
22DECOS CALL 1.00 010CT10 7.5700 0.5900 0.0345 {5,900.00) 345.00 (5,555.00})
Q5JAN1Q CALL 1.00 010CT10 7.2500 0.5850 0.0480 {5,850.00) 460.00 {5,390.00})
190AN10 CALL 1,00 GlOCTIO 8.7500 0,5900 0.0750 {5,800.00} 750.00 {5,150.00}
02FEB10 CALL 1.00 010CTLO §.7000 0.5700 0.0790 {5,700.00) 790.00 (4,910,00}
0S¥FEB1O CALL 1.00 010CT10 6.3500 0.5800 0.1100 (5,800.00} 1,100.00 (4,700.00)
16FEB10O CALL 1.00 D0OLOCTLO 6.4500 0.5700 0.1000 (5,700.00) 1,000.00 (4,700.00)
02MAR1D CALL 1.00 01LOCT10 5.7500 0.5100 0,1931 (5,100.00} 1,921.00 {3,163.400)
16MAR1O CALL 1.00 0toctio 5.2000 0.4800 0.3200 (4, 600.00) 3,200.00 {1,400.00)
23MAR10Q CALL 1.90 0lOCT1O 5.1500 0.4500 0.3340 (8,550.00} %,346.00 {2,204.00)
30MAR1OQ CALL 1.00 010CT10 4.8000 0.4350 0.4520 (4,350.00) 4,520.00 176.00
13APR10O CALL 1.00 01CCT10 5.0000 0.4500 0.3810 (4,500.00) 3,810,000 {690.,00)
27APR10O CALL 1.00 01CCT10 5.1500 0.4700 0.3340 {4,700.00) 3,340.00 (1,360.00)
11MAY10 CALL 1.00 010CT10 5.0500 0.4300 0,36435 (4,500,00) 3,645.00 (855.00)
1.00 01CCT10 4.6000 0.4150 0.5330 . {4,150,00) 5,330.00 1,180.00

25MAY10 CALL

21.30 *01GCT10 {11§,750.00) 39,5%92.00 (77,158.00} -
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03NOVOS CALL 1.00 OLNOVLO 7.4000 0.8150 0.0690 (6,150.00) 690.00 (5,460.00)
17NOVOS CALL 1.00 OLNOV1O0 7.2000 0.6000 0.0830 {6,000.00) 830.00 (5,170.00)
24NOVO0S CALL 1.00 O01iNOV1O 7.1009 0.5800 0.0900 {5,800.00) 900.00 (4,900.00)
01DECOS CALL 1.00 O0iNOV1O 7.1500 0.5300 9.0860 {5,900,00) 860.00 (5,040.00)
08DECO9 CALL 1.00 OLNOVLO 7.8000 0.8000 0.0490 {6,000.00) 490.00 '(5,510.00}
15DECO9 CALL 1.00 O01NOV1O 7.8000 0.6250 0.043%0 {8,250.00) . 490.00 (5,760.00)
29DEC0O9 CALL 1.00 0Q1NOV1O 7.6500 0.6500 0.0560 (6,500.00) 560.00 (5,940.00)
05JAN10 CALL 1.00 OJlNOV1O 7.5000 0.6250 0.0630 (6,250.00} 630.00 (5,620.00)
12JAN10 CALL 1.00 01NOV1Q 7.1500 0.8100 0.0860 (6,100.00) 860.00 (5,240.00}
26JAN10 CALL 1.00 01NOV1O 6.9500 0.6100 0.1029 {6,100,00} 1,02%.00 (5,071.00)
02FEB10 CALL 1.00 OQLNOViO 6.9500 0.6000 0.1030 {6,000.00) 1,030.00 (4,970.00)
09FEB10 CALL 1.00 O1NOV1O 6.6500 0.6000 0.1340 (6,000.00) 1,340.00 {4,680.Q0)
23FEB10 CALL 1.00 01Nov1o 6§.1000 0.5500 0.2160 (5,500.00) 2,160.00 (3,340.00)
02MAR1O CALL 1.00 Q1NOV1Q 6.0500 0.5400 0.2250 {5,400.00) 2,250.00 (3,150.00)
D3MAR1 0O CALL 1.00 O1INOV1O 5.8500 0.5150 0.3150 (5,150.00) 3,150.00 (2,000.00}
23MARLOQ CALL 1.00 01NOV1O 5.4300 0.4900 0.3715 {4,900,00) 3,715.00 (1,185.00}
30MARLD CALL 1.00 O1NOV1O 5.1500 0.4700 0.4730 {4,700.00) 4,730.00 30.00
06APR10 CALL 1.00 01NOV10 5.5500 0.5100 0.3_423 (5,100.00) 3,423.00 (1,617.00)
20APR10 CALL 1.00 O1lNOV1O 5.2000 0.4700 0.4544 {4,700.00) 4,544.00 (158.00)
27APRLO CALL 1.00 01NOV1D 5,4500 0,.5000 0.3715 {5,000.00) 3,715.00 (1,285.00)
04MRY1ID CALL 1.00 Q1NOV10 5.1000 0.4800 0.4920 (4,800.00) 4,920.00 120.00
18MAY10 CALL 1.00 O01NOV10 5.3500 0.5100 0.40390 {5,100.00) 4,030.00 (1,070.00}
25MAYLO CALL 1.00 O1lNOV1O 4.9500 0.4450 0.5530 {4,450.00) 5,530.00 1,080.00
23.00 *01NOV1Q {127,850.,00) 51,876.00 {75,974.00)
01DEC09 CALL 1.00 01DEC10 7.5000 0.6400 0.0810 {6,400.00) 810.00 {5,590.00)
08DECO09 CALL 1.00 O1DEC10 8.1000 0.6400 0.0460 {6,400,00) 460,00 {5,940.00}
15DECOS CALL 1.00 J1DEC1O 8.0500 0.6550 0.04380 {6,550.00) 490.00 {6,060.00)
22DEC09 CALL 2.00 (Q1DEC10 7.9500 0.6600 0.0533 {13,200.00) 1,066.00 {12,134.00)
29DECO0S CALL 1.00 01DEC10 7.8500 0.6800 0.0590 {6,800.00) 590,00 {6,210.00)
05JAN10 CALL 1.00 01DECLO 7.7000 0.6500 0.0670 {6,500,00) 670.00 (5,830.00)
12JAN10 CALL 1.00 OlDEC10 7.5000 0.6500 0.0810 {6,500.00) 810.00 {5,690.00)
19JAN10 CALL 2.00 (01DEC10 7.4500 0.6600 0.0850 {13,206.00) 1,700.00 (11,500.00)
26JAN10 CALL 1.00 O01DEC10 7.2009 0.6500 0.1074 {6,500.00) 1,074.00 {5,426.00)
02FEB10 CALL 1.00 01DEC1O 7.1500 0.6500 0.1130 {8,500.00) 1,130.00 15,370.00)
09FER10 CALL 1.00 OlDECIO 6.8500 0.6400 0.1480 {6,400.00) 1,480.00 ) (4,920.00)
16FEB10 CALL 2.00 O01DECLO 7.0000 0.6300 0.1290 {12,600,00) 2,580.00 (10,020.00})
23FEB1O CALL 1.00 OLlDzCl0 6.,3500 0.5900 0.2320 {5,900.00) 2,320.00 (3,580.00)
02MAR10 CALL 1.00 OIDEC10 6.3000 0.5800 0.2422 {5,800.00] 2,422.00 {3,378.00)
09MAR10 . CALL 1.00 O0lDEC10 5.9500 0.5500 0.3280 (5,500.00} 3,280.00 {2,220.00)
16MAR10 CALL 2.00 OIDEC10 5.8000 0.5300 0.3720 (10,600.00) 7,440.00 (3,160.00}
23MAR1O CALL 1.00 OIDECLO 5.8000 0.5300 0.3717 (5,300.00) 3,717.00 (1,5383.00)
30MAR1O CALL 1.00 O1DECLO 5.3500 0.5100¢ 0.5350 {5,100.00} 5,350.00 250.00
06APR10 CALL 1.00 01DEC10 5.9000 0.55%0 0.3418 (5,500.00} 3,418.00 (2,082.00})
13APR10 CALL 2.00 O1DECLO 5.7000 0.5300 0.4040 . (10, 600.00) 8,080.00 (2,520.90}
20APR10 CALL 1.00 O01DECLO 5.5000 0.5200 0.4749 (5,200.00) 4,749.00 {451,00}
27aPR10 CALL 1.00 O1DECl0 5.7500 0.5400 0.3874 (5,400.00} 3,874.00 (1,528.00)
04MAY10 CALL 1.00 O1DECO 5.4500 0.5z200 0.4940 (5,200.00) 4,940.00 {260.00)
11MAY10 CALL 2.00 0Q1PECIO 5.8000 @¢.5400 0.3717 (10,800.00) 7,434.00 {3,366,00)
18MAY10 CALL 1.00 O0l1DEC10 5.8000 0.5500 0.4380 {5,500.00) 4,380.00 {1,120.00)
25MAY10 CALL 2.00 01DEC10 5.2500 0.4900 0.5780 {9,800.00) 11,560.00 1,760.00
33.00 *01DECLO {193,750.00}) 85,824.00 (107,926,00)
29DEC09 CALL 1.00 01JaN1l 8.1500 0,6950 0.0860 {6,950.00) 860.00 (6,090.00)
05JAN10 CALL 1.00 01JaN11 8.1060 0.6800 0.0890 {6,800.00) 850.00 (5,910.00)
12JAN10 CALL 1.00 01JaN11 7.8000 0.6700 ¢.1120 {6,700.00} 1,120.00 (5,580.00)
19JAN1O CALL 1.00 01JAaN11 7.8000 0.6700 0.1120 {6,700.00) 1,120.00 (5,580.00)
26JAN10 CALL 1,00 OLJAN1L 7.5000 0.8800 0.1408 (6,800.00) 1,406.00 (5,394.00)
02FEB10 CALL 1.00 01JANIl 7.4500 0.6600 0.1460 (6,600.00) 1,460.00 (5,140.00)
09FEB10 CALL 1.00 O1JAN1l 7.1500 0.6500 0.1830 (6,600.00) 1,830.00 (4,770.00})
16FEB1O CALL 1.00 O01JANLL 7.2500 0.6500 0.1700 (6,600.00} 1,700.00 {4,900.00}
23FFB10 CALL 1,00 O1JANI1 6.8500 0.6100 0.28670 (6,100.00) 2,670.00 {3,430.00)
02HAR1Q CALL 1.00 O01JAN1l 6.6500 0.6000 0.2670 {6,000.00) 2,670.00 {3,330.00)
O9MARLO CALL 1.00 0_1JAN11' 6.2500 0.5700 0.3600 {5,700,00) 3,600.00 {2,100.00)
16MARLD CALL 1.00 01JANl1l 5.0500 0.5550 0.41860 {5,550.00) 4,150.00 {1,390.00)
30MARIO CALL 1.00 QlJAN11 5.7500 0.5300 0.5160 {5,300.00) 5,160.00 {140.00)
06RPR10 CALL 1.00 O0lJAaN1l 6.2000 0,5700 9.3728 {5,700.00) 3,728.00 {1,972.00)
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13APR1Q CALL 1.00 OLJAN11 5,9000 0.5400 0.4640 {5,400.00) 4,640.00 {760.00)
20APR10 CALL 1.00 OLJANIL 5.7700 0.5400 0.5156 (5,400.00) 5,156.00 {244.00}
27APR10 CALL 1.00 OLJAN11 §.0000 0.5600 0.4311 (5,600.00) 4,311.00 {1,289.00}
04MAY10 CALL 1.00 OILJANLL 5,7500 0.5500 0.5180 (5,500.00} 5,160.00 {340.00)
11MAY10 CALL 1.00 O0lJAN1ll 6.1500 0.5600 0.3866 (5,600.00) 3,866.00 {1,734.00}
18MAY10 CALL 1.00 01JAN11 5.9000 0.5700 0.4640 (5,700.00} 4,640,00 {1,060.00}
25MAY10 CALL 1.00 DOLJANIL 5.5000 0,5200 0.6140 (5,200.00) 6,140,00 940.00
21.00 *01JAN11 (126,500.00) 66,287.00 160,213.00}
02FzB10 CALL 1.00 O0LlFEB1l 7.6000 0.6500 0.1550 (6,500.00) 1,550.00 {4,950.00)
09FZB10 CALL 1.00 DO1FEBL1 7.3000 0.6500 0.1900 (6,500.00}) 1,900.00 (4,500,0Q)
15FEB10 CALL 2.00° DLFEBILL 7.3000 0.6600 0.1900 (13,200.00} 3,800.00 {9,400.00}
23FzB10 CALL 1.00 OClFEB11l 6.8500 0.5800 0.2590 (S,800.00} 2,590.00 (3,210.00}
02MAR10 CALL 2.00 OIFEB11 6.7500 0.6000 0.2774 (12,000.00} .5,348.00 {6,452.00)
09MAR10 CALL 1.00 01FEBLL §.3500 0.5700 0.3650° (3,700.00) 3,6350,00 {2,050.00)
16MAR10 CALL 1.00 OlFEBll 8.1500 0.5500 0.4180 (5,500.00}) 4,180.00 (1,320.00)
23MAR10 CALL 2.00 O01FEBl1l §.1700 0.5500 0.417%6 (11,000.00) 8,352.00 {2,648.00)
30MARLO CALL 1.00. 0lFES1l 5.8500 0.5300 0.5110 (5,300.00) 5,110.00 {190.00}
06APR10 CALL . 2.00 OLlFEBll §.3000 0.5600 0.3774 (11,200.00) 7,548.00 {3,652.00)
13APR10 CALL 1.00 O01FEB11 5.9500 0.5400 0.4780 15, 400.00) 4,780.00 1620.00)
20APR10 CALL 1.00 OLFEBI1 5.8800 0.5300 0.4936 (5,300.00) 4,936.00 (364.00)
27APR10 CARLL 2.00 OlFEB1L 6.1000 0.5600 0.4319 (11,200.00) 8,638.00 (2,562.00)
04MAY10 CALL 1.00 OlFEBl1l 5.8500 0.5400 0.5110 (5,400.00) 5,110.00 (290.00)
1iMAY10 CaLL 2.00 O01fEBLL 6.2000 0.5600 0.4038 (11,200.00} 8,076.00 (3,124.00)
J18MAY10 CALL 1.00 OlFEBll 6.1000 0.5350 0.4320 (5,350.00) 4,320.00 (1,030.00)
25MAY10 CALL 2.00 O0lFEBl1l 5.6500 0.5000 0.5820 (10, 000.00} 11, 640.00 1,640.00
24,00 *01lFEB11 (136, 550.00) 91,728.00 (44,822.00)
02MAR10 CALL 1.00 OIMARIL 6.7500 0.5800 0.2550 {5,800.00)} 2,950.00 (2,850.00)
O9MBR10 CALL 1,00 O01MARILL 6.3500 0.3600 0.3790 {5,600,00) 3,790.00 (1,810.00)
16MAR10 CALL 1.00 O0IMAR11 6.1000 0.5550 0.4430 {5,550.00) 4,430.00 (1,120.00)
23MAR10 CALL 1.00 OIMARL1 6.1800 0.5400 0.4156 (5,400.00) 4,156.00 (1,244.00)
30MARLCO CALL 1.00 OIMARLL 5.8000 0.5200 0.3320 (5,200.00) 5,320.00 120.00
06APR1Q CALL 1.00 O0OLlMAR1L 6.3200 0.5500 0.3906 {5, 500.00) 3,906.00 (1,594.00)
13APR10 CALL 1.00 OlMARLE 6.0000 0.5300 0.4710 {5,300.00) 4,710.00 (590.00)
20APR10 CALL 1.00 OIMARLIL 5.9100 0.5200 0.5002 15,200.00) 5,002,00 {198,00)
27APR10 CALL 2.00 OIMARLII 6,1000 0.5500 0.4421 (11, 000.00) 8,842.00 (2,158.00)
04MAY10 CALL 1.00 O0IMARL1 5.9000 0.5300 0.5010 {5,300.00) 5,010.00 {290.00}
11MAY10 CALL 1.00 0iMAR11 6.3500 0.5500 0.3786 {5,500.00) 3,786.00 {1,714.00)
18MAY1Q CALL 1.00 DOIMARI11 6.0500 0.5450 0.4570 {5, 450,00} 4,570.00 {880.00)
25MAY10 CALL 1.00 OIMAR11 5.6500 0.5000 0.5830 {5,000.00) 5,830.00 830.00
14.00 *OlMAR1l {75,800.00) 62,302.00 (13,498.00)
30MARLO CALL 1.00 01aPR1l 5.4500 0.4900 0.5290 {4,900.00) 5,290.00 390.00
06APRLO CALL 1.00 01aPR11 5.8300 0.5300 0.4015 {5,300.00) 4,015.00 (1,285.00)
13RPR10 CALL 1.00 0lAPR11 5.5500 0.5100 0.4940 (5,100.00) 4,940.00 (160.00)
20APR10 CALL 1.00 O01APR11 5.5500 0.5100 0.4938 (5,100.00} 4,936.00 (164.00)
27APRIO CALL 1.00 O1APR11 5.7500 0.5300 0.4303 (5,300.00) 4,303.00 (997.00)
04MAY30 CALL 1.00 O0lAPR11 $.6000 0.5200 0.4780 (5,200.00) 4,780.00 (420.¢0}
18MAY10 CALL 1.00 O0lAPR1L 5.7500 0.5150 0.4310 (5,150.00) 4,310.00 {840.00}
25MAY10 CALL 1.00 OlAPRLL 5.4000 0.4600 0.5470 (4,500.00) 5,470.00 870.00
8,00 *0lAPRI1L {40,850.00) 38,044.00 (2,606.00)
04MAY10 CALL 1.00 OIMAY1l . 5.704Q0 0.5200 0.4760 {5,200.00) 4,760.00 {440.00)
18MAY1Q CALL 1.00 DIMAYL1 "5.8500 0.5150 0.4310 {5,150.00} 4,310.00 {840.00)
2.00 *OIMAYil (10,350.00) 9,070.00 (1,280.00)
247.00 {1,329,665.00) 520,748.90 {808,916.10)




